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Optimal control problems for the
equation of motion of membrane
with strong viscosity
Jin-soo Hwang and Shin-ichi Nakagiri*
Division of Mathematical and Material Science,

The Graduate School of Science and Technology, Kobe University
Department of Applied Mathematics, Faculty of Engineering, Kobe University, Japan

Abstract Optimal control problems are studied for the equation of mem-
brane with strong viscosity. The Gateaux differentiability of solution mapping
on control variables is proved and the various types of necessary optimality con-

ditions corresponding to the distributive and terminal values observations are
established.
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1 Introduction

We consider a freely flexible stretched film which is called a membrane. It
is well known that the vibrating of the longitudinal motion of membrane is
described by the following nonlinear equation

Py Vy
7~ ()

where y is the height of the membrane. It seems to be difficult to construct a
solution of (1.1) in a Hilbert or reflexive Banach spaces not only for theoretical
construction but also for any other applications. So some modified but more re-
alistic model equations are proposed, and among them we consider the following
equation with strong viscosity terms

—0, (1.1)
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where p > 0 and f is a forcing function. The equation (1.2) is proposed in
Kobayashi, Pecher and Shibata [4] and the well posedness of strongly regular
solutions are studied by using the resolvent estimates of linearized operators in a
modified Banach space. Recently in Hwang and Nakagiri [3] the well posedness
of less regular solutions, called weak solutions of (1.2) is proved in the frame-
work of variational method in Dautray and Lions [1] under Dirichlet boundary
conditions. The result enables us to study the optimal control problems associ-
ated with (1.2) in the standard manner due to the theory of Lions [5]. We also
refer to Ha and Nakagiri [2] for the optimal control problems on second order
semilinear equations.

In this paper we study the optimal control problems for the controlled equa-
tion

9*y(v) div<vy—(”)) N IO f+ Bu, (1.3)

o T+ [Vy()P o

where B is a controller, v is a control and y(v) denote the state for a given
v € U, U is a Hilbert space of control variables. Let U,y C U be an admissible
set. We propose the quadratic cost functional J(v) as studied in Lions [5]. The
purpose of this paper is to establish the necessary conditions of optimality for
various observation cases. For this we prove the Gateaux differentiability of
the nonlinear mapping v — y(v), which is used to define the associate adjoint
system. We want to emphasis that in the velocity’s observation case, the first
order Volterra integro-differential equation is utilized as a proper adjoint system
inspite of the original system being described by the second order equation.

2 Preliminaries

Let © be an open bounded set of R"™ with the smooth boundary I'. We set
Q=(0,T)xQ, %= (0,T)xT for T > 0. We consider the following Dirichlet
boundary value problem for the equation of motion of membrane with strong

viscosity ,
07y . Vy Jy .

— —div| ——— ) —pA= =
2 1V< Y y|2) I " f in Q,

y=0 on X, (2.1)

0 .
8—?(0@) =yi(z) in

where f is a forcing function, yo and y; are initial data and g > 0 is a constant.
In (2.1) we suppose f € L?(0,T; H1(Q)), yo € H}(Q) and y; € L*(R). The
solution space W (0,T') of (2.1) is defined by

y(0,7) = yo(z),

W(0,T) = {glg € L*(0,T; Hy(2)), g’ € L*(0,T; Hy(Q)), g" € L*(0,T; H ()}

endowed with the norm

%
lgllwio.ry = (90320230 + 19 V202,30 + 19" 320,781 29



where ¢’ and ¢” denote the first and second order distributive derivatives of
g. We remark that W(0,7) is continuously imbedded in C([0,7]; H}(2)) N
CL([0,T]; L*(Q2)) (cf. Dautray and Lions [1, p.555]). The scalar products and
norms on L?(Q) and H{(Q2) are denoted by (¢,1)), |¢| and (0.9 (@), 9, re-

spectively. The scalar product and norm on [L2(£2)]" are also denoted by (¢, )
and [¢|. Then the scalar product (¢,v)y1 o) and the norm |[|¢] of H}(Q) are

given by (V¢, V) and ||¢|| = |(V¢,V¢)|%, respectively. The duality pairing
between H{(2) and H~1(€) is denoted by (¢,9). Related to the nonlinear term

x
in (2.1), we define the function G : R" — R" by G(z) = ——,z € R™.
V14 |z

Then it is verified that
G(z) - Gy)| < 2|z —y|, Ve,yeR" (2.2)
The nonlinear operator G(V-) : H}(2) — [L?(Q2)]" is introduced by

Vo (x)
VI+ Vo)’

By the definition of G(V:) in (2.3), we have the following useful property on
G(V-):

G(Vo)(z) = ae T€Q, Voec HND). (2.3)

IG(Vo)| < Vol [G(Ve) —G(VY)| <2[Ve— V|,  Vo,¢ € Hy(Q). (24)
A function y is said to be a weak solution of (2.1) if y € W(0,T) and y satisfies

W"(),0) + (G(Vy(), Vo) + u(Vy'(-), Vo) = (f(), d)
for all ¢ € H}(Q2) in the sense of D’(0,T), (2.5)
y(0) =yo € Hy(Q), y'(0) =1 € L*(9).

The following theorem on existence, uniqueness and regularity of the weak so-
lution of (2.1) is proved in Hwang and Nakagiri [3] by the Galerkin method.

Theorem 2.1 Assume that u > 0, f € L*(0,T; H1(Q)) and yo € HL(Q),
y1 € L2(Q). Then the problem (2.1) has a unique weak solution y in W(0,T).

Next we give the result on the continuous dependence of weak solutions of
(2.1) on on initial values yo, y1 and forcing terms f. Let P be a product space
defined by

P=H}(Q) x L*(Q) x L*(0,T; H~1(Q)). (2.6)

For each p = (yo,y1,f) € P we have a unique weak solution y = y(p) €
W(0,T) of (2.1) by Theorem 2.1. Hence we can define the solution mapping
p = (yo,y1, f) — y(g) of P into W(0,T). The following theorem is also proved
in [3].

Theorem 2.2 The solution mapping p = (Yo, y1, f) — y(q) of P into W(0,T)
is strongly continuous. Further, for each p1 = (yi,yi,f1) € P and ps =



(y2,vy3, f2) € P we have the inequality
[y (p1:t) = ' (P23 1)* + [Vy(pr3t) — Vy(p2; )
/ IVy'(p1; s Vy(pg;s)|2ds

< C(llyo — ?JOHQ +lyr =i+ 1 = Plleorm-19)), V€ [0,T],(2.7)
where C' is a constant depending only on pu > 0.

We will omit writing the integral variables in the definite integral without
any confusion. For example, in (2.7) we will write fot |Vy/(p1)|?ds instead of

Jo IV (13 5)[2ds.

3 Quadratic cost optimal control problems

In this section we study the quadratic cost optimal control problems for the
equation of motion of membrane in the framework of Lions [5]. Let U be a
Hilbert space of control variables, and let B be an operator,

B e LU, L*0,T; L*(Q))) C LU, L*(0,T; HY(Q))), (3.1)

called a controller. We consider the following nonlinear control system:

?yv) . Vy(v) dy(v) _ .
12 _dw< T+ |Vy(v)|2) AT =+ Buin Q
y(v)=0 on X, (3.2)

0 .
y(v:0,2) = yo(e),  H(v:0,2) =p(a) in Q

where yo € H}(Q), y1 € L3(Q), f € L*(0,T; H *(Q)) and v € U is a control.
By virtue of Theorem 2.1 and (3.1), we can define uniquely the solution map
v — y(v) of U into W(0,T). We shall call the weak solution y(v) of (3.2) the
state of the control system (3.2). The observation of the state is assumed to be
given by

z(v) = Cy(v), C e LW(0,T),M), (3.3)

where C is an operator called the observer, and M is a Hilbert space of observa-
tion variables. The quadratic cost function associated with the control system
(3.2) is given by

J(v) = [|Cy(v) — Zd”?\/[ + (Rv,v)y for v el, (3.4)

where zqg € M is a desired value of z(v) and R € L(U,U) is symmetric and
positive, i.e.,
(Rv, v)y = (v, Ro)y > d|jvlly (3.5)

for some d > 0. Let U,q be a closed convex subset of U, which is called the
admissible set. An element u € U,q which attains the minimum of J(v) over
Uga is called an optimal control for the cost (3.4).



Assume the existence of optimal control u for the cost (3.4). In this section
we shall characterize the optimal controls by giving necessary conditions for
optimality. For this it is necessary to write down the necessary optimality
condition

DJ(u)(v—u) >0 for all v € Uyq (3.6)

and to analyze (3.6) in view of the proper adjoint state system, where DJ(u)
denote the Gateaux derivative of J(v) at v = u. That is, we have to prove that
the mapping v — y(v) of U — W(0,T) is Gateaux differentiable at v = u. At
first we can see the continuity of the mapping. The following lemma follows
immediately from Theorem 2.2.

Lemma 3.1 Let w € U be arbitrarily fixed. Then

;in%) y(u+ 2w) = y(u) strongly in W(0,T). (3.7
Especially,
iirrb Vy(u+ Mw) = Vy(u) in C([0,T); [L*(Q)]™). (3.8)

The solution map v — y(v) of U into W(0,T) is said to be Gateaux differ-
entiable at v = w if for any w € U there exists a Dy(u) € LU, W (0,T)) such
that 1

Hx(y(u + 2w) — y(u)) — Dy(u)wHW(oﬁT) —0 as A—0.
The operator Dy(u) denotes the Géateaux derivative of y(u) at v = u and the
function Dy(u)w € W(0,T) is called the Gateaux derivative in the direction
w € U, which is a crucial tool to investigate the nonlinear optimal control
problem.

Theorem 3.1 The map v — y(v) of U into W(0,T) is Gateauz differentiable
at v = u and such the Gateauzr derivative of y(v) at v = u in the direction
v—u €U, say z = Dy(u)(v — u), is a unique weak solution of the following
problem

2 .
Y (R - S T I C 2 BN
ot L+ [Vy(u)[? 1+ [Vy(u)?)? ot

=Bv—-u) in Q, (3.9)

z=0 on X,
9
2(0,2) =0, a—j(o,x)zo in Q.

Proof. Let A € (—1,1), A # 0. We set

2= A7 = AT (Y (u+ Mu = v)) = y(u)).



Then z, satisfies
822)\ . 1 8z,\
o — divy (G(Vy(u+ Ao - w)) = G(Vy(w) ) - A2

B
zx =0 on X,
({92)\

Z,\(O,x) = 0, W(O,x) =0 in Q

in the weak sense. Set w = v — u. Multiply the weak form of (3.10) by 2z and
z, integrate them over [0,¢] and add the integrals. Then as similarly as in [1,
p.567] (cf. [3]) we have that z) satisfies

t
SOF +2 [ gV Rds + Vo)

= =200+ 2 [ P2 [ (Bu). s+ s

- 3 | @+ xw) ~ G(Ty(w). V24)ds
- % / (G(Vy(u+ Mw)) — G(Vy(u)), Vzr)ds. (3.11)
0

The nonlinear term in (3.11) can be estimated by (2.4) as
1
$|G Ty + AW = ) - G(Vy(w)| < 272, (3.12)

Then, by using the Schwartz’s inequality we can verify from (3.11) and (3.12)
that

VarOF 40 + [ (V34 as
< & [Vl 1P + KIBulgrmy (319
for some K > 0. Hence by applying the Gronwall’s inequality to (3.13), we have
IVax () + 200 + /Ot V23 Pds < K1l BwlZao 701 ()- (3.14)
Therefore there exists a z € W(0,T) and a sequence {A;} C (—1,1) tending to

0 such that

— z weakly star in L (0,T; H}(2))
and weakly in L2(0,7; H}(2)) as k — oo,
zy, — 2/ weakly star in L>°(L*(Q))
and weakly in L2(0,7; H} () as k — oo,
2§ — 2" weakly in L*(0,T; H"'(Q)) as k — oo,
z(0) =0, 2z'(0)=0.

ZAr

(3.15)



Let us prove that

v (G(Vy(u+ Mew) — G(Vy(w)

Ak
. div(L . wm%)
1+ |Vy(u)? (L4 |Vy(u)[?)?
weakly in  L2(0,T; H1(Q)). (3.16)

For brevity of notations we set yi(u) = y(u + \pw) and z, = zy,. We can
deduce from (2.3) that for all ¢ € L2(0,T; H}(Q)),

1 T

X Jo

— /OT ((1 + |vyk(u)|2)*%v,zk,v¢)dt

(G(Vye() = G(Vy(w), Vo) dt

T

((a+ Vo)~

~(1+ IVy()?)~# ) Vy(u), Vo)dt. (3.17)

L
)\k; 0

Moreover the right hand side of (3.17) can be written as
T 1
/ (1 + 19~V (21 = 2), Vo)t
0
T 1 1
(0 TPy = @ Va@P) )z, )
0
T 1
+/ (0 + 19yt vz, Vo)t
0

T

((a+ Vgt

~(1+ [Vy())~F ) Vy(u), Vo)dt.  (318)

L
)\k; 0

We can easily know that the first term of (3.18) tends to 0 by (3.15) and Lemma
3.1, that is the strong convergency of {yi(u)}. Also the second term of (3.18)
tends to 0 by Lemma 3.1 and Lebesgue dominated convergence theorem. To
have the limit of the fourth term of (3.18), we will employ the following notation

Gy + U,
() = i T Yu . (3.19
G0V = AR iR VR - vis v o)

where ¢,1 € HJ(Q2). Using the above notation, the fourth term of (3.18) can be
rewritten by

T n
= [ (O Gty )21 ) Vi) Vi



/ Zgz W) (zke, — 20,)) V(). Vo)t

-/ <<Z<g1<y<u>,yk<u>>—y”i—(q‘))zx,.,)w(u),vwdt

= 1+ Vy@P)?
_ W Ve o g
L o V). Vo (3.20)

By virtue of Lemma 3.1,

T — .  Non 2 strongly in L2 7T;LQQ. .
(1+ |Vy(u)2) trongly (0 Q). (3.21)

Gi(y(u), ye(u)) —

Njw

Therefore the first term of the right hand side of (3.20) tends to 0. And it is
clear that

. (y(u U —y”“—(“)z.v u) -V
(O Gutw(w0. () = i g ) ) Vi) - Vo

< |Vzl|Ve| € LY(Q) (3.22)

for some ¢ > 0 by Vz,V¢ € L2(0,T;[L*(Q)]") = [L*(Q)]™. The strong con-
vergence (3.21) in L2(0,T; L?(2)) = L?(Q) implies, by choosing subsequence of
{A\k} if necessary, that

Gi(y(u), yr(u)) — T Vyp)?

— 0 ae in Q. (3.23)

Hence, (3.22), (3.23) and Lebesgue dominated convergence theorem imply that
the second term of the right hand side of (3.20) tends to 0. Thus, we have proved
(3.16). This means that z is a weak solution of (3.9). Hence by (3.15), (3.16)
and (3.9) we see that zy — z = Dy(u)w weakly in W(0,T) as A — 0. It remains
now to show the strong convergency of {z)}. Using (3.19), the equation (3.10)
becomes

0?2z . AVEN
—— —div - i A Y
ot2 <\/1+ |vy(u+)\w ;g ’LL+ w))z)\ y( ))

— A% =Bw in Q,
22 =20 on X,
22(0,2) =0, 88“(0 2)=0 in Q.

(3.24)
And let z be a unique weak solution of (3.9). Subtracting (3.24) from (3.9) and



denoting z) — z by ¢, we can obtain

32(,25)\ _div V2 _ Vz _ MA%
o2 VI+ [ Vylu+ )2 /14 [Vy(u)?

ot
- —div( Z Gi(y(u), y(u + Mw))das, () Vy(u)

+ Zn:{y—(u) = Gi(y(u), y(u+ Aw))}zx,.,vy(u))
in Q,

(3.25)
For simplicity, we set

Gi(t) = Gi(y(ust),y(u+ Iwst)),

1
Ky(t) = . oAe(=1,1).
A() V14 [Vy(u+ dw; t) 2 ( )

From the weak form of (3.25), as in the derivation of (3.11), we can deduce

t
B3 ()] + ulVr (D) + 25 /O V) [2ds
t
+2 /0 (szA — KoVz, Vo + v¢;)ds
t
264 (8), da1)) - 2 / 164 2ds
0

t n
—2 /O (3" Gbse Vi), Vs + V) )ds
=1

* 2/(: (zn:{gi - (KO)Byxi(“)}Zwa(u),Vcbx + V(b/,\)ds. (3.26)

i=1

Indeed, (3.26) can be rewritten as

t
A OF + HITnOF + 25 [ 1964 s
2 t
=302 [ (KaVon Vor + Vo )ds = 26400 (0)
i=1

t t n
+2 / 16, 2ds + 2 / (3 Gire ) Vy(u), Vor + Voh)ds,  (3.27)
0 0 =1

t
‘I)%\(t) = —2/ ((K,\ —KQ)VZ,V(bA +V¢l)\)d8,
0

9



t) = 2 /Ot(i{gf\—(K0)3yzi(u)}zxiVy(u),V¢>)\+V¢’A))ds.

=1

We can estimate the integral of the last term of (3.27), for some ¢ > 0, as
following

M=

|2 G4 ()00, () Vy(ui ), Vor(s))| < clVon(s)P, (3.28)

(3

I

G (5)0xe, (5)Vy(i ), VOA(s))| < el Vor(s)[VAA ()] (3.29)

IN

i=1

If we put
2
i=1
then from (3.27), (3.29) and (3.28), we can derive the inequality
¢
GOF +[VosOF + | Vo) Pds
0

t
< C1S\(t)+Co / (6412 + [V )ds, (3.30)

where C7 and Cy are constants. Hence by the Bellman Gronwell’s inequality, it
is followed that

t
52 + [Ver () + / Vo, [2ds
0
t
< C1Sx(t) + Cy exp(CT) / Sx(s)ds. (3.31)
0

From (3.15), there exists a sequence {\r} C (—1,1) tending to 0 and C > 0
such that

Sx,.(t) — 0, as A\, — 0, (3.32)
[Sx, (D] < C < o0, on [0,T]. (3.33)

Therefore (3.31), (3.32) and (3.33) imply that

¢)\k — 0 in C([OaT]vHé(Q))v
¢y, — 0 in C([0,T];L*(Q)) N L*(0,T; Hy()),

so that
zx. (1) — z(-) strongly in W(0,T).

This completes the proof.

10



Theorem 3.1 means that the cost J(v) is Gateaux differentiable at w in the
direction v — u and the optimality condition (3.6) is rewritten by

(Cy(u) = 24, C(Dy(u) (v — u)))m + (Ru, v — w)y
= (C"Aum(Cy(u) — za), Dy(u)(v — U)>W(0,T)',W(0,T)
+(Ru,v —u)y >0, Yv & Uy, (3.34)

where A is the canonical isomorphism M onto M’. For simplicity, we consider
the following two types of identity observations C' = I of distributive and
terminal values.

1. We take M = L*(Q) x L*(Q) and C = I; € L(M, L*(Q)) and observe

2(v) = (y(v),y(v; T)) € L*(Q) x L*(9);
2. We take M = L*(Q) and C = I; € L(M, L*(Q)) and observe

z(v) =y (v) € L*(Q).
Since y € W(0,T) C C([0,T]; H}(2)) N C([0,T); L*(Q)) by Theorem 2.1, the
above observations are meaningful.
3.1 Case of distributive and terminal values observations

In this subsection we consider the cost functional expressed by
Jw) = / ly(v;t, ) — za(t, z)|*dedt
Q
+/ ly(v; T, ) — za(2)|?dz + (Rv,v)y, Vv € Usqg C U, (3.35)
Q

where z4 € L?(Q) and z1 € L?() are desired values. Let u be the optimal
control subject to (3.2) and (3.35). Then the optimality condition (3.34) is
represented by

/Q(y(U;t; x) — zq(t, x))z(t, z)dxdt
+ /Q(y(u;T, x) — 22(2))2(T, z)dx + (Ru,v — u)yy >0, Yv € Uyg, (3.36)

where z is the weak solution of the equation (3.9). Now we will formulate the
adjoint system to describe the optimality condition. Since y(u) — zq € L?(Q) =
L2(0,T; L3(Q)) C L?(0,T; H~1(Q)) and Since y(u; T)— 21 € L?(£2), there exists
a weak solution p(u) € W(0,T) satisfying

*plu) div( VP gy YoL) - Vo) )
ot 1+ [Vy(u)[? (1+Vy(u)?)=
—|—uAapa—(tu) =y(u)—z¢g in Q, (3.37)
p(u) =0 on Eé
p(u; T, x) =0, 8—?(% T,z)=—y(w;T,z)+ z4(x) in Q.

11



Now we proceed the calculations. We multiply both sides of the weak form of
equation (3.37) by z and integrate it over (). Then we have

Op(u) 0z
- o ot ad:ﬂdt

LI gy TYO VR ) G g
+L<1”WwF “Mﬂww%> et

— u/ v@p_(u) - Vzdzxdt
o ot

= / (y(u) — zq)zdadt. (3.38)
Q

By integration by parts and by the terminal value conditions of p, the left hand
side of (3.38) can be given by

o, [ oo
e (u; T, 2)2(T, x)dx Lot ot dxdt
@ \V1+I[Vy(u)P (14 [Vy(u)?)?

+ u/ Vp(u) - V%d:cdt
0 ot

= - /(y(u, T,x) — zq4(x))2(T, x)dx +/ p(u)B(v — u)dxdt. (3.39)
Q Q

Therefore, by (3.38), (3.39) and z is a weak solution of (3.9), the optimality
condition (3.36) is equivalent to

/ p(ust,z)B(v — u)(t, x)dzdt + (Ru,v —u)y >0, Vv € Uygq.
Q

Hence, we show the following theorem.

Theorem 3.2 The optimal control u for (3.35) is characterized by the following
system of equations and inequality:
2
9 y(QU) 3 div( Vy(u) ) _uAay(U)
ot 1+ |Vy(u)? ot
y(u) =0 on X,

=f+Bu in Q,

0 .
y(u; 0, 2) = yo(x), a—i{(u, 0,2) =wy1(x) in €.

%mym{ Vp(u) _wwvwmww>

ot L+ [Vy(u)|? (1+ |8Vy(u)|2)%
L )

p(u)=0 on Zé

p(u;Tyx) =0, 8—€(u;T, x)=—y(u;T,x)+ zq4(x) in




/ p(ust,z)B(v —u)(t, x)dzdt + (Ru,v —u)y >0, Vv € Uygq.
Q

3.2 Case of velosity observations

We consider the following velocity cost functional expressed by
oy 2
J(v) = ‘E(v;t, x) — zd(t,x)} dzdt + (Rv,v)y, Yv € Uyq, (3.40)
Q

where zg € L*(Q). Let u be the optimal control subject to (3.2) and (3.40).
Then the optimality condition (3.34) is rewritten as

y(u) 0z
/Q ( T Zd) Edmdt + (Ru,v —u)y >0, Vv € Uy, (3.41)

where z is the weak solution of the equation (3.9). Now we will formulate the
following adjoint system to describe the optimality condition. Especially, in
this case, an adjoint equation can be represented by the following first order
integro-differential equation

Op(u) , /tT div( VP gy YoL) - Ie(w) ) s

ot 1+ [Vy(u)[? (1+[Vy(u)2)?
0 :
Fulp(e) = Sh(w) —za i Q,
pu)=0 on 3,
p(u;T,z) =0 in €.
(3.42)

Remark 3.1 It is a common sence that the adjoint systems of second order
problems are also second order in general. In this observation case we can also
construct a second order adjoint system formally. However we can not guarantee
the well-posedness of the second order system with the present theory. But the
system (3.42) is well-posed by the results of Dautray and Lions [1, p. 656], and
is adopted as a better adjoint system.

By reversing the direction of time ¢t — T — ¢ and applying the results [1, pp.
656-662] to the system (3.42), there exists a unique weak solution satisfying

plu) € W(Hg(),L*(2)) N C([0,T]; Hy (%)) (3.43)
Now we also proceed the calculations in the Gelfand triple space
(Ho (), L* (), H ().

We multiply both sides of the weak form of equation (3.42) by 2z’ and integrate
it on [0, T]. Then we have

/0 (0 (), 2' ()t
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o Vp(u) Vy(u) - Vp(w) ,
—/0 (/t (m—vy(u)m)d&w (t))dt

T
—u/o (Vp(u;t), V' (t))dt
= [ W=z (3.44)

where z4(t) = z4(t, -). By integration by parts and by the terminal value condi-
tions of p, the left hand side of (3.44) can be given by

T
- / (p(us ), 2" () dt

T . o
+ [ (ot dw( VD) _ gy 2D Ve >>dt

1+ [Vy(u; )2 (1+[Vy(u;)2)?

+u/0 (p(ust), AZ'(t))dt

= - / ' (plust), 2" (1)

div Vz(t) B u Vy(u;t) - Vz(t) | o
! ( 1+ [Vy(u; t)|? vl ’t)(1+|Vy(u;t)|2)g> : (t)>dt
=~ [ (w0 Bo—wi)ar (3.45)

Therefore, by (3.44) and (3.45), the optimality condition (3.41) is equivalent to

T
—/0 (p(u;t), B(v — u)(t))dt + (Ru,v — u)y >0, Vv € Uygq.

Hence, we show the following theorem.

Theorem 3.3 The optimal control u for (3.40) is characterized by the following
system of equations and inequality:

Pyw) Vy(u) Oy(u)
oz dw( 1+ [Vy(u )|2) THAT
( ) 0 on X,

;) = yo(x), gZ(qu) yi(x) in Q.

=f+Bu in Q,

ap( 4 () YY) - V)
+/ <¢1+|Vy TR >%2d
FuAp(u) = %—zd in Q,

plu)=0 on X,
op
ot

(w;T,z) =0 in K.
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—/ p(u;t, z)B(v — u)(t, x)dzdt + (Ru,v — u)y >0, Vo € Uyg.
Q
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